A likelihood ratio statistic for testing goodness of fit with randomly censored data.
A likelihood ratio statistic is proposed for testing goodness of fit with grouped data which are subject to random right censoring. It is shown that, under appropriate conditions, this statistic has an asymptotic chi-square distribution which is non-central under contiguous alternatives. A formula is given for the non-centrality parameter. Two examples are given. The first concerns data from a large scale animal survival study with serial sacrifice where it is attempted to fit the Weibull, Gompertz and exponential power distributions to life length. The second example concerns marijuana usage and this needs an extension of the test to the doubly censored case. Another use of the statistic is to provide a quantitative method of ranking the fit of various proposed models to survival or reliability data.